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2. 2 $a_{0},$ $a_{1}$ ,
, $u_{0},$ $ui$ $f(z|u_{0}),$ $f(z|u_{1})$
, . $u_{1}$ , $u_{0}$
, $g(u0|x, y)$ . $a_{0}$ , $z$
, $g(u_{0}|\phi(x, y;z), \psi(x, y;z))$ . $f(z|u_{0})$
$(0, u_{0})$ , $g(u_{0}|x,y)$ $(x, y)$
, $\phi(x, y;z)=\max\{x, z\}$ , $\psi(x, y;z)=y+1$ , $f(z|uo)$
$u_{0}$ , $g(u0|x, y)$ $(x, y)$ ,
$\phi(x, y;z)=x+z$ , $\psi(x, y;z)=y+1$ . $n$
, $a_{0},$ $ai$ . $n$
.
$n$ $x,$ $y$ , $(n;x,y)$ .
$h(z|x,y)= \int f(z|u)g(u|x, y)du$ ,
$E[r(Z)|x,y]= \int r(z)h(z|x,y)dz$ ,
$R(x,y)= \int zh(z|x, y)dz$
, .
$A_{1}$ : $\phi(x, y;z)$ $x$ , $x$ $z$ , $y$
, $\psi(x, y;z)$ $y$ $x$ $z$ , $y$
.
A2 : $X’>X$ $Z’>Z$ $h(z|x’, y)/h(z|x, y)\leq h(z’|x’, y)/h(z’|x, y)$
$y’>y$ $z’>z$ $h(z|x, y)/h(z|x, y’)\leq h(z’|x, y)/h(z’|x, y’)$
$A_{3}$ : $(x, y)\in S$ $R(x, y)>0$
A4 : $R(x, y)$ $x$ $y$ , $x$ , $y$
$A_{5}$ : $(x, y)\in S$ $R(x, y)=E[R(\phi(x, y;Z), \psi(x, y;Z))|x, y]$
$A_{6}$ : $c>0$ $y\in S_{y}$ $R(x)y)<c$ $x\in S_{x}$ $R(x, y)>C$
$x\in S_{x}$ .
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$F_{n}(x, y)$ $(n;x, y)$
. $i=0,1$ $F_{n}^{i}(x, y)$ $(n;x, y)$ , $i$ ,
.
$F_{n}(x, y)= \max\{F_{n}^{0}(x, y),$ $F_{n}^{1}(x, y)\}$
$F_{n}^{0}(x,$ $y)=E[Z+F_{n-1}(\phi(x,$ $y;Z),$ $\psi(x,$ $y;Z)|x,$ $y]$
$F_{n}^{1}(x,y)=1+F_{n-1}(x, y)$




, $n$ $y$ $s_{n}(y)$ , $\lceil_{X}\geq s_{n}(y)$
$a_{0}$ .
$s_{n}(y)$ , Hamada [2]






$p$ . $0<p<1$ .
, .
, Hamada [3] . $A_{1}\sim A_{6}$
, .
, $n$ $x,$ $y,$ $p$ , $(n;x, y;p)$ .
, $p$ $(n-1;\phi(x, y;z), \psi(x,y;z);p)$ ,
$1-p$ $(n-1;x,y;p)$ .
$G_{n}(x, y;p)$ $(n;x,y;p)$
. $i=0,1$ $G_{n}^{i}(x,y;p)$ $(n;x, y;p)$ , $i$ ,
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.$G_{n}(x, y;p)= \max\{G_{n}^{0}(x, y;p),$ $G_{n}^{1}(x, y;p)\}$
$G_{n}^{0}(x,y;p)=pE[Z+G_{n-1}(\phi(x, y;Z), \psi(x,y;Z);p)|x, y]+(1-p)G_{n-1}(x, y;p)$
$G_{n}^{1}(x,y;p)=p+G_{n-1}(x, y;p)$
.
, $p$ , $(n-$
$1;\phi(x, y;z),$ $\psi(x,y;z);p)$ , 1 $-p$ ,
$(n-1;x, y;p)$ .
, $n$ $y,$ $p$ $s_{n}(y;p)$ , $r_{x\geq}s_{n}(y;p)$




, Braden and IFlieimer[1] (censored
observation) . $g(u_{0}|x,y)$ , $a_{0}$
, $Z$ $b$ 2 , $b$
$Z>b$ . $b>0$ . ,
$g(u_{0}|\phi(x,y;Z\wedge b, b), \psi(x, y;Z\wedge b, b))$ .
$(n;x, y)$ , $Z=z<b$ $(n-1;\phi(x,y;z, b), \psi(x,y;z, b))$ ,
$Z\geq b$ $(n-1;\phi(x,y;b, b), \psi(x, y;b, b))$ .
$R(x, y;b)= \int_{0}^{b}zh(z|x,y)dz+b\int_{b}^{\infty}h(z|x, y)dz$
.
$A_{1}$ : $\phi(x,y;z, b)$ $x$ , $x$ $z$ , $y$
, $\psi(x,y;z, b)$ $y$ , $x$ $z$ , $y$
.
$A_{2}$ : $X’>X$ $Z’>Z$ $h(z|x’, y)/h(z|x, y)\leq h(z’|x’, y)/h(z’|x,y)$
$y’>y$ $z’>z$ $h(z|x,y)/h(z|x,y’)\leq h(z’|x, y)/h(z’|x, y’)$
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$A_{3}’:(x, y)\in S$ $R(x, y;b)>0$
$A_{4}’:R(x, y;b)$ $x$ $y$ , $x$ , $y$
$A_{5}’:(x, y)\in S$ $R(x,y;b)=E[R(\phi(x, y;Z, b), \psi(x, y;Z, b))|x, y]$
$A_{6}’$ : $c>0$ $y\in S_{y}$ $F$ $R(x,y;b)<c$ $x\in S_{x}$ $R(x, y;b)>c$
$x\in S_{x}$ .
$n$ $x,$ $y,$ $b$ , $(n;x, y;b)$ .
$H_{n}(x,y;b)$ $(n;x,y;b)$
. $i=0,1$ $H_{n}^{i}(x, y;b)$ $(n;x, y;b)$ , $i$ $A$ $a$ ,
.
$H_{n}(x, y;b)= \max\{H_{n}^{0}(x, y;b),$ $H_{n}^{1}(x,y;b)\}$
$H_{n}^{0}(x, y;b)=E[(Z\wedge b)+H_{n-1}(\phi(x,y;Z\wedge b, b), \psi(x, y;Z\wedge b, b);b)|x, y;b]$
$H_{n}^{1}(x, y;b)=E[Z\wedge b]+H_{n-1}(x, y;b)$
.
, $z(< b)$ , $(n-$
$1;\phi(x, y;z, b),$ $\psi(x, y;z, b);b)$ . $z$ $b$




$f(z|1)=\{\begin{array}{l}1, if 0<u<1,0, otherwise.\end{array}$
. $a_{0}$ , $(0, u)$
$f(z|u)=\{\begin{array}{ll}\frac{1}{u}, if 0<z<u,0, otherwise.\end{array}$
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$(0, u)$ , $x$ $x>1$
$a_{1}$ $a_{0}$ , $a_{1}$ .
, $(n;x, y)$ , $a_{1}$
$(n-1;x, y)$ , $a0$ 1 $(n-1; \max\{x, z\}, y+1)$
.
, $(n;x, y)$ , $a_{1}$
$(n-1;x, y)$ , $a_{0}$ $p$ $(n-1; \max\{x, z\}, y+1)$




. $u_{1}$ , $u_{0}$
$g(u_{0}|x, y)=\{\begin{array}{ll}(\Gamma(\alpha))^{-1}x^{y}u_{0^{y-1}}e^{-xu_{O}}, if 0\leq u_{0},0, otherwise.\end{array}$
.
, $(n;x,y)$ , $a_{1}$
$(n-1;x, y)$ , $a_{0}$ 1 $(n-1;x+z, y+1)$ .
1 $(n;x,y)$ , $a_{1}$
$(n-1;x, y)$ , $a_{0}$ $p$ $(n-1;x+z,y+1)$
, $1-p$ $(n-1;x, y)$ .
, $(n;x, y)$ , $a_{1}$
$(n-1;x, y)$ , $a_{0}$ . $0\leq z\leq b$




. $u_{1}$ , $u_{0}$
$g(u_{0}|x,y)=\{\begin{array}{ll}B(x,y)^{-1}u_{0^{x-1}}(1-u_{0})^{y-1}, if 0\leq u_{0},0, otherwise.\end{array}$
. ,
$\phi(x,y;Z)=\{\begin{array}{ll}x+1, if Z=1,x, if Z=0,\end{array}$
$\psi(x,y;Z)=\{\begin{array}{ll}y, if Z=1,y+1, if Z=0,\end{array}$
,
$h(z|x, y)=\{\begin{array}{l}x(x+y)^{-1}, if Z=1,y(x+y)^{-1}, if Z=0,\end{array}$
$R(x,y)= \frac{x}{x+y}$
.
, $z=0$ $z=1$ , ,
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